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S T A T E   T R E A S U R E R ' S   O F F I C E 

 
W A T E R M A R K   I N V E N T O R Y 

 
INVESTMENTS OUTSTANDING AS OF 8/31/06  (SETTLEMENT BASIS) 

CARRY-BASIS IS BOOK-VALUE AMORTIZED THROUGH 8/31/06 
 

POOL: LGIP-GOVERNMENT (7) 
 

============================================================================================================================================== 
 Pos#   Sec-Id     Description      RATE  Maturity  YIELD MOO  S&P  POSITION-SIZE  #   PRICE   $  CARRY-BASIS    MARKET-VALUE  * $-ABOVE/BELOW 
------ -------- ------------------ ------ -------- ------ ---- ---- -------------- - --------- - -------------- -------------- - ------------- 
  
                                                 TRI-PARTY REPO-TSY COLLAT (   7) 
                                                 -------------------------------- 
 54871 TPBA0343 BANK OF AMERICA SE  5.220  9/01/06  5.220 P-1  AAA   97,000,000.00   100.00000 2  97,000,000.00  97,000,000.00                 
 54870 TPDB0098 DEUTSCHE BANK       5.230  9/01/06  5.230 NR   AAA   1173000000.00   100.00000 2  1173000000.00  1173000000.00                 
                                                   ======           --------------               -------------- --------------   ------------- 
                                                    5.229            1270000000.00                1270000000.00  1270000000.00                 
  
    2 ITEMS IN SUBTOTAL FOR:  TRI-PARTY REPO-TSY COLLATERAL    (TYPE    7) 
  
  
                                                 U.S. TREASURY NOTES & BON (  12) 
                                                 -------------------------------- 
 51621 912827Z6 U S TREASURY NOTE   6.500 10/15/06  4.360 Aaa  AAA   25,000,000.00   100.13000 2  25,062,365.31  25,032,500.00      -29,865.31 
 51622 912827Z6 U S TREASURY NOTE   6.500 10/15/06  4.405 Aaa  AAA   25,000,000.00   100.13000 2  25,061,018.31  25,032,500.00      -28,518.31 
 46555 912828CW U S TREASURY NOTE   2.500  9/30/06  2.654 Aaa  AAA   10,000,000.00    99.77000 2   9,998,819.02   9,977,000.00      -21,819.02 
 47989 912828CW U S TREASURY NOTE   2.500  9/30/06  3.105 Aaa  AAA   20,000,000.00    99.77000 2  19,990,686.17  19,954,000.00      -36,686.17 
 47103 912828CY U S TREASURY NOTE   2.500 10/31/06  2.803 Aaa  AAA   10,000,000.00    99.57000 2   9,995,188.97   9,957,000.00      -38,188.97 
 47993 912828CY U S TREASURY NOTE   2.500 10/31/06  3.118 Aaa  AAA   20,000,000.00    99.57000 2  19,980,347.44  19,914,000.00      -66,347.44 
 47305 912828DD U S TREASURY NOTE   2.875 11/30/06  3.001 Aaa  AAA   10,000,000.00    99.45000 2   9,997,014.13   9,945,000.00      -52,014.13 
 47991 912828DD U S TREASURY NOTE   2.875 11/30/06  3.130 Aaa  AAA   20,000,000.00    99.45000 2  19,987,794.42  19,890,000.00      -97,794.42 
 47992 912828DF U S TREASURY NOTE   3.000 12/31/06  3.151 Aaa  AAA   20,000,000.00    99.28000 2  19,990,345.74  19,856,000.00     -134,345.74 
 48047 912828DF U S TREASURY NOTE   3.000 12/31/06  3.261 Aaa  AAA   10,000,000.00    99.28000 2   9,991,651.09   9,928,000.00      -63,651.09 
 49456 912828DF U S TREASURY NOTE   3.000 12/31/06  3.593 Aaa  AAA   20,500,000.00    99.28000 2  20,461,175.25  20,352,400.00     -108,775.25 
 49635 912828DF U S TREASURY NOTE   3.000 12/31/06  3.657 Aaa  AAA   25,000,000.00    99.28000 2  24,947,598.62  24,820,000.00     -127,598.62 
 49290 912828DJ U S TREASURY NOTE   3.125  1/31/07  3.667 Aaa  AAA   25,000,000.00    99.20000 2  24,945,635.95  24,800,000.00     -145,635.95 
 49216 912828DS U S TREASURY NOTE   3.625  4/30/07  3.716 Aaa  AAA   50,000,000.00    99.05000 2  49,971,274.71  49,525,000.00     -446,274.71 
 49672 912828DS U S TREASURY NOTE   3.625  4/30/07  3.704 Aaa  AAA   25,000,000.00    99.05000 2  24,987,269.02  24,762,500.00     -224,769.02 
                                                   ======           --------------               -------------- --------------   ------------- 
                                                    3.555           315,500,000.00               315,368,184.15 313,745,900.00   -1,622,284.15 
  
   15 ITEMS IN SUBTOTAL FOR:  U.S. TREASURY NOTES & BONDS      (TYPE   12) 
  
                                                   ======           --------------               -------------- --------------   ------------- 
                                                    4.896            1585500000.00                1585368184.15  1583745900.00   -1,622,284.15 
  
   17 ITEMS IN SUBTOTAL FOR:  LGIP-GOVERNMENT                  (FUND    7) 
 


